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ABSTRACT
Given n observations from each of k populations whose distributions differ by a location parameter, the value of the largest parameter is to be estimated using the largest value of the k sample means. It is desired to design a sampling rule which guarantees that the Mean Sqr.areJ Error (M.S.E.) of the estimate does not exceed a given bound when the distributions have a common but unknown scale parameter.
A sequential sampling scheme is demised based on an estimate of the scale parameter and a "least favorable" configuration of the location parameters. The sample size characteristics of the sampling plan studied under mild restrictions on the distributions involved. The M.S.E. of the resulting estimator is studied under the additional assumption of normality. A brief discussion is given of an alternate sequential plan which uses information in the sample regarding the configuration of the location parameters. 
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The risk function depends on the differences between the largest parameter and the other parameters. In Section 2 we derive a conservative procedure based on the maximum risk as a function of these differences. In [1] , a sequential procedure has been studied which attempts to capitalize on the information in the sample about these differences, when the variance is known.
In Section 3, this procedure is extended to the case of unknown variance, and a few of its properties are outlined. 
CONSERVATIVE PROCEDURES
1+6 / M(G(t/M) -G*) 0 < e(l+6) for t > t 4 (c)
Also, as before two sample procedure whose sample size will be very nearly the same as that of the sequential procedure, as was done in [1] . Only the sequential procedure will be studied here.
As in [1] , an alternative stopping rule will be defined in order to avoid difficulties which may be caused by the behavior of the function 
